Introduction
The convolution of two distribution functions F and G is given by 
=F(t) + G()dF(U) G() dF(u) =f( (t) -(u) . J G(u) Even though this derivation is known, we give it here for completeness. Note that (F#G)(t) # (G #F)(t), unlike (F * G)(t) = (G * F)(t). It is easy to check that (1.3) (F * G)(t) = F(t) -G(t -u)dF(u).
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Preliminaries
We first state and prove a couple of results useful later in our discussion. (l(b) -1(a) ). a(l(b) -(a) 
If G(b)=
Main theorem
We now state and prove the main theorem characterizing the exponential distribution. 
